Stopping times have been used in number of places in the derivation of law of iterated logarithm for various context. In this article, we obtain a law of the iterated logarithm for the tail sums of dyadic martingales using stopping times.
Introduction
In probability theory, the law of iterated logarithm (LIL) describes the magnitude of the fluctuation of a random walk. Its study is directly or indirectly related to dyadic interval and dyadic martingales. . [2] In addition, for a dyadic martingale, we have {x: f * �x� < ∞�} = {x: lim f � �x� exists�}a.s. [1] In this context, a theorem on the tail LIL for dyadic martingales gives an important result which is stated in the following theorem. From the assumption, we get 5 3 4 for a.e. x. This shows that the sequence converges [1] . Thus the tail law of the iterated logarithm gives the rate of convergence of dyadic martingales to its limit function . Moreover, the rate of convergence depends on the tail sums of martingale square function.
As continuation in the tail LIL for dyadic martingales, we obtained a new result which can be considered as the corollary of the theorem on tail LIL for dyadic martingales stated above. Our main result is as follows. 
Theorem 2 Let
We know that, 
